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$T$ \lambda $\mu$ $M/M/1$ $(\lambda/\mu<1)$ .
$i$ \dagger $A$ (i) . $L$
.
3
$k$ $i$ $V$ (i, $k$) .
$A$ (i) $B$ (i, $k$) .
.




$k=L$ $V$ (i, $L$) $=A(i)$
$P_{j}\dot{.}$ $T$ $i$ $j$ .
1 $A$ (i) $c(k)$ .
(1) $A$ (i), $c(k)$ $i,$ $k$
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(1) $V$ (i, $k$ ), $B$ (i, $k$ ) $k$
(2) $V(i+1, k)-V$(i, $k$ ) $\leq A(i+1)-A$(i) $B(i+1, k)-B$ (i, $k$ ) $\leq A(i+1)-A(i)$
.
$L$ $V$ (i, $L$) $=A$ (i) . $V$ (i, $L-1$) $\leq A$(i)
$V$ (i, $L$) $\leq V$ (i, $L-1$),
$B(i, k+1)-B(i, k)$ $=$ $\mathrm{c}(k+1)-c(k)+\sum P\dot{.}j\{V(j, k\infty+1)-V(j,k)\}$ (3)
$j=0$
$V(i, k)$ $=$ $\min\{A(i), B(i,k)\}$ (4)
$k$ .
2. $v$ (l, $k$ ) $=V$ (l, $k$ ) $-V$ (l1, $k$) ( $V$ (-1, $k)=0$) .
$B(i+1,k)-B(i,k)= \sum_{j=0}^{\infty}P_{+1j}\dot{.}V(j, k)-\sum_{j=0}^{\infty}P_{1j}.V(j, k)$
50
$=$ $\sum_{j=0}^{\infty}P_{i+1j}\sum_{l=0}^{j}v(l, k)-\sum_{j=0}^{\infty}P_{ij}\sum_{\mathrm{t}=0}^{j}v(l, k)=\sum_{t=0}^{\infty}v$ (l, $k$ ) $( \sum_{j=l}^{\infty}P_{i+1j}-\sum_{j=\downarrow}^{\infty}P_{ij})$
$\leq$ $\sum_{\iota=1}^{\infty}(A(l)-A(l-1))(\sum_{j=l}^{\infty}P_{i+1j}-\sum_{j=l}^{\infty}P_{ij})=\sum_{j=0}^{\infty}P_{+1j}.\cdot A(j)-\sum_{j=0}^{\infty}P_{ij}A(j)\leq A(i+1)-A(i)$
$M/M/1$ $\sum_{\mathrm{j}=l}^{\infty}P_{+1j}\dot{.}-\sum_{j=l}^{\infty}P_{j}\dot{.}\geq 0$ .
.
$(i, k)$ I , $A(i)\leq B$ ( i, $k$ ) $B$ (i, $k$ ) $\leq B$ (i, $l$ ) $A(i)\leq B$ (i, $l$ )










$Q_{00}=\mu$/ $(\lambda+\mu)$ , $Q_{i:-1}=\mu$/ $(\lambda+\mu)$ , $Q_{:}.\cdot=0,$ $Q_{i:+1}=\lambda/(\lambda+\mu)(i\geq 1),$ $Q_{ij}=0(|i-j|\geq 2)(5)$









$L!_{+1}^{n)}.-L_{1}^{(\hslash)}.\leq A(i+1)-A$ (i) $L_{+1}^{\underline{(}n+1)}-L_{i}^{(n+1)}\leq A(i+1)-A(i)$
.
$Q$
$(\lambda+\mu)(L!_{+1}^{n+1)}.-L_{i}^{(n+1)})=\mu$L} $n$ ) $+\lambda L1+2n$) $-\mu$L} $n-\sim$ $-\lambda L$} $+1n$) $\leq\mu$(A(i)-A(i-1)) $+\lambda$ ($A(i+$ 2)-A(i $+1)$ ).
51
, 2. (1), (2), (3)
$(\lambda+\mu)(A(i+1)-A(i))-\mu(A(i)-A(i-1))-\lambda(A(i+2)-A(i+1))$
$=$ $\mu(A(i+1)-2A(i)+A(i-1))-\lambda(A(i+2)-2A(i+1)+A(i))\geq 0$






2 $A$ (i) ( ) $A(i)=(i+1)^{2}$
( ) 2 . $A$ (i) $k$
$A(i, k)$ ,
.
[1] J. Koyanagi and H.Kawai, An optimal join policy to the queue in processing two kinds of jobs,
Proc. of the Int. Conf. Applied Stochastic System Modeling, 140-147 (2000).
[2] J. Koyanagi and H.Kawai, A maximization of the finishing probability of two jobs processed in
a queue Proc. of the $\mathit{3}\mathit{2}nd$ ISCIE Intemational Symposium on Stochastic Systems Theory and Its
Applications, 171-176 (2001).
[3] R. Hassin and M. Haviv To queue or not to queue, Kuluwer Academic Publishers, London (2003).
